ABSTRACT: Given the importance of voice in ethical leadership theory, we analyze the relationship of ethical leadership to employee voice and the relationship of voice to exit intentions. Building on the theory of work engagement, we further hypothesize that cognitive engagement mediates these proposed relationships. To test these propositions, we conduct a fi eld study to relate ethical leadership of supervisors, measured at time 1, to employees' cognitive job engagement, measured at time 2. The analyses show that the relationship between these variables can account for supervisory ethical leadership's association with employee voice and exit intentions. In a supplementary study using a different sample, we fi nd that supervisory ethical leadership is related to exit intentions through voice. We discuss how these fi ndings contribute to the literature on ethical leadership, employee voice, and exit.
INTRODUCTION W
HILE MASS MEDIA has often focused on the ethical behaviors of corporate leaders (Huang, 2010 ) , a growing number of researchers are also interested in this particular leadership because of its connection with outcomes such as employees' task performance and citizenship behavior (e.g., Piccolo, Greenbaum, Hartog, & Folger, 2010 ) and reduction of unethical behaviors (Mayer, Aquino, Greenbaum, & Kuenzi 2012 ; Taylor & Pattie, 2014 ) . Here, ethical leadership refers to "the demonstration of normatively appropriate conduct through personal actions and interpersonal relationships, and the promotion of such conduct to followers through two-way communication, reinforcement, and decision-making" (Brown, Treviño, & Harrison 2005 : 120) . One crucial premise of ethical leadership theory is that ethical leaders "provide followers with voice" (Brown et al., 2005 : 120) , with voice defi ned as the "discretionary verbal communication of ideas, suggestions, Voice More and Stay Longer 279 lengthy process of re-hiring and re-training employees. Brown and Treviño ( 2006 ) also propose that ethical leadership, owing to leader fairness, trustworthiness, and honesty, can enhance employees' motivation and commitment, which can be expected to lessen turnover intention. Thus, we consider the linkage between supervisory ethical leadership and employee exit intentions to be an important one in the literature. Prior research on employee dissatisfaction suggests that voice and exit are inter-related, in that employees are less likely to quit organizations if they are allowed to air their concerns through voice (e.g., Hirschman, 1970 ; Rusbult, Farrell, Rogers, & Mainous, 1988 ; Withey & Cooper, 1989 ) . By extending the relationship between supervisory ethical leadership and voice to exit intentions, we can shed better light on how ethical leaders can reduce employees' turnover intentions.
Third, despite continuing research on the positive outcomes associated with ethical leadership (e.g., Mayer, Kuenzi, Greenbaum, Bardes, & Salvador, 2009 ; Neubert, Carlson, Kacmar, Roberts, & Chonko, 2009 ; Walumbwa et al., 2011 ) , evidence of the effect of ethical leadership on negative forms of behavior is less conclusive (e.g., Detert, Treviño, Burris, & Andiappan, 2007 ) . By examining employee voice and exit together, this study addresses how organizations can use ethical leadership of supervisors to increase positive outcomes and reduce negative reactions of employees simultaneously.
DEVELOPMENT OF HYPOTHESES

What is Ethical Leadership?
Brown ( 2007 ) identifi es ethical leaders as those who help steer an organization in the right direction by pursuing activities society considers normatively appropriate and morally correct (Brown et al., 2005 ; Mendonca & Kanungo, 2007 ) . Others describe ethical leaders as honest, fair, and caring individuals who hold high moral standards (Brown & Treviño, 2006 ; Brown et al., 2005 ) . Because ethical leaders are moral individuals, followers fi nd them credible and legitimate role models to emulate (Brown et al., 2005 ) . Thus, through social learning, employees can develop positive work attitudes and normatively appropriate forms of behavior under ethical leaders (Bandura, 1986 ) . For example, an Ethics Research Centre ( 2011 ) study found that employees were more likely to adhere to higher standards of performance when they witnessed leaders relying on ethics in behaving and decision-making. In addition to being moral individuals, ethical leaders conduct their daily management in a moral manner. Ethical leaders expect their followers to have high moral standards and are likely to use transactional methods, such as rewards and punishment, to ensure that followers meet their expectations (Brown et al., 2005 ) . Previous research has argued that, in addition to acting as role models, ethical leaders create a work climate that fosters more interpersonal relational exchanges, resulting in greater satisfaction with supervisors, more willingness to report problems, and stronger affective commitment (e.g., Brown & Treviño, 2006 ; Neubert et al., 2009 ; Walumbwa et al., 2011 ) . In addition to ethical leadership's effects on positive outcomes (e.g., task performance and organizational citizenship behaviors), Treviño and Brown's ( 2014 ) Business Ethics Quarterly 280 review further reveals whether ethical leadership can be associated with reduction of negative outcomes such as counterproductive behavior, deviance, and unethical behavior. While Detert et al. ( 2007 ) did not fi nd support for a negative relationship between ethical leadership and counterproductive behavior, Mayer et al.'s ( 2009 Mayer et al.'s ( , 2012 studies reported less deviance and unethical behavior as a result of executive and supervisory ethical leadership.
According to Brown et al. ( 2005 ) , employee voice is likely to emerge under ethical leadership because this type of leadership emphasizes two-way communication and ethical leaders are more willing to listen to employees. Treviño, Brown, and Hartman ( 2003 : 18) further characterize ethical leaders as individuals to whom subordinates "can bring up present problems" and even "tough issues." Because voice is a crucial part of ethical leadership theory, it is important to understand how ethical leadership can connect with employees' decisions to voice in organizations. Shamir et al. ( 1993 ) argue that value-driven leaders attempt to alter the value and aspiration of followers from self-to collective interests. In referring to followers' self-concept, the authors further argue that followers of such leaders develop strong attachments to leaders' mission and become more motivationally aroused. Ethical leaders fi t with this description of value-driven leaders because they are "fair and principled decision-makers who care about people and the broader society" and "make ethics an explicit part of their leadership agenda" (Brown & Treviño, 2006 : 597) . Thus, we consider whether motivation and engagement are important means for ethical leaders to infl uence employees' outcomes such as voice (Walumbwa & Schaubroeck, 2009 ). In the following sections, we use Kahn's ( 1990 ) theory of work engagement as a basis to hypothesize how supervisory ethical leadership is related to employee voice through cognitive engagement and how it can reduce employee exit intentions by encouraging voice.
Supervisory Ethical Leadership, Cognitive Engagement, and Voice
To understand why individuals focus their energies in the performance of work roles, Kahn ( 1990 ) developed a theory of motivation known as work engagement. The work engagement literature suggests that people can be either engaged or disengaged in work. Engaged people are psychologically present (Rothbard, 2001 ) and invest more energy into role performance , while disengaged employees are usually more detached, apathetic, and passive and thus withhold their best efforts (Bolton et al., 2012; Burris, Detert, & Chiaburu, 2008; Hochschild, 1983 ) . According to Kahn ( 1990 : 700) , work engagement is "the simultaneous employment and expression of a person's 'preferred self' in task behaviors that promote connections to work and to others." When people "harness their full selves in active, work role performance," they become "cognitively vigilant, focused and attentive" (Rich, Lepine, & Crawford, 2010 : 619) . Therefore, in addition to effective task performance, researchers have considered work engagement a particular motivational state in fulfi lling a demanding job (e.g., Schaufeli & Bakker, 2004 ) and performing a complex work role (Rothbard, 2001 ) . Rich et al ( 2010 ) show that work engagement is a distinct motivational construct that accounts for differences in employees' task performance and organizational citizenship behavior (e.g., voicing ideas to improve organizational functioning), in addition to the effects of job involvement and intrinsic motivation. Kahn ( 1990 : 700) contends that an individual's "self and role exist in some dynamic, negotiable relation" and that given the right psychological conditions, the person becomes fully engaged and "drives personal energies into role behaviors (self-employment) and displays the self within the role (self-expression)." On the basis of his qualitative studies, Kahn proposed three psychological conditions under which work engagement is likely to take place: psychological meaningfulness, safety, and availability. According to Kahn, cognitively engaged individuals harness their minds to fulfi ll their role requirements by investing their cognitive or attention resources (Kanfer & Ackerman, 1989 ) . Unlike physical and emotional engagement, which involves investing "hand" and "heart" in fulfi lling jobs , cognitively engaged individuals put their "head" into their work (i.e., are focused, vigilant, and mindful), which is the most desirable condition for employees to identify work problems and to ponder suggestions for improvement (Weick & Roberts, 1993 ) . Kahn ( 1990 ) characterizes psychological meaningfulness as the worthiness and value of work; psychological meaningfulness fosters work engagement because it represents a form of return when an individual invests his or her preferred self in role performance (Kahn 1990 ; May, Gilson, & Harter, 2004 ) . By emphasizing moral values and normatively appropriate conduct (e.g., honesty), ethical leaders infuse their employees with ethics and a sense of value in their work (Brown et al., 2005 ; Piccolo et al., 2010 ) . Ethical leadership theorists have suggested that when employees are asked to behave according to what society deems morally correct, they are more likely to feel a sense of fulfi llment when serving others, which makes their jobs more meaningful (Brown et al., 2005 ; Mendonca & Kanungo, 2007 ) . As such, employees may be more engaged at work because of supervisory ethical leadership. Consistent with our expectations, Piccolo et al. ( 2010 ) show that working students view their jobs as more signifi cant under ethical leaders, and Lin ( 2010 ) fi nds that employees show greater engagement when working for organizations that are good corporate citizens. Kahn ( 1990 : 708) describes psychological safety as the experience of "feeling able to show and employ one's self without fear of negative consequences to self-image, status, or career." Compared with psychologically safe situations in which employees are more focused, in perceived unsafe work environments, employees are less able to completely focus on performing their roles if they need to spend cognitive resources on protecting their personal interests. Mayer and Gavin ( 2005 ) show that subordinates are less focused on their tasks (i.e., low cognitive engagement) when they need to monitor supervisors' actions to reduce their own vulnerability. Conversely, ethical leaders are honest, caring, trustworthy, and fair (Brown & Treviño, 2006 ; Treviño, Brown, & Hartman, 2003 ) , and thus, employees feel less vulnerable and are able to focus on work. Subordinates working under leaders who treat them with dignity and respect are also less concerned that their supervisors will undermine Business Ethics Quarterly 282 their work and ideas. Therefore, we reason that employees working under ethical leaders are more likely to be cognitively engaged. Walumbwa et al.'s ( 2011 ) study provides supporting evidence for the hypothesis that employees are better able to focus on their task performance under ethical leaders.
Finally, enacting one's work role can deplete cognitive resources when it requires multiple tasks to be performed concurrently or the task itself requires considerable information processing to comprehend (May et al., 2004 ) . Thus, another way for ethical leaders to foster greater cognitive engagement among followers is to improve their psychological availability, defi ned as individuals' readiness and willingness to devote additional energies to performing a required role (Kahn, 1990 ) . We expect that individuals will be more ready and willing to do so if they believe that they are capable of fulfi lling the role requirement (i.e., self-effi cacy) and their efforts will result in desirable outcomes (i.e., valence). Ethical leaders make themselves available to followers through two-way communication. Because followers are better able to receive help and guidance from their ethical leaders, their self-effi cacy to perform their work roles may also increase. Moreover, by infusing moral purposes into work, ethical leaders enhance the intrinsic valence of followers' efforts by increasing the perceived moral correctness of their behaviors, which, according to Shamir et al. ( 1993 ) , can be particularly motivating. For these reasons, we expect employees to become more ready and willing to devote cognitive resources under supervisory ethical leadership (i.e., be more cognitively engaged).
When engaged employees harness their selves within their work roles, they become more authentic by displaying real feelings and abilities (i.e., self-expression) and voicing their thoughts more often (Kahn, 1990 ) . Specifi cally, we expect that cognitive engagement is related to employee voice for three reasons. First, because cognitively engaged employees invest more fully in their work roles, their connection with work will also increase, such that they take additional pride in what they are doing. Such employees are likely to take initiative in pursuing proactive behaviors, such as voice, to benefi t organizations (Den Hartog & Belschak, 2012 ) . Second, when employees are cognitively engaged in the performance of work roles, they are more focused, vigilant, and attentive . As such, their active minds can aid them in spotting mistakes and coming up with thoughtful suggestions. In their study of fl ight operators in aircraft carriers, Weick and Roberts ( 1993 ) reported that operational errors decreased when employees were more attentive and mindful, collectively. In another study of work engagement, Kahn (1992) noted that when project managers focused on the assigned work, they offered more suggestions and constructive criticisms in organizations. Third, in addition to focus and vigilance, cognitively engaged employees may become more persistent (May et al., 2004 ) . When encountering diffi culties at work, they are likely to propose suggestions to resolve the problems (i.e., more voice).
In summary, we argue that employee voice is more common under supervisors who are ethical leaders because their suggestions are likely to be taken seriously (Walumbwa et al., 2012 ) . We expect cognitive engagement to be a crucial mediator, 
Supervisory Ethical Leadership, Voice, and Exit Intentions
We further expect that employees are less likely to exit when they have the opportunity to voice their ideas. Research suggests that when employees are able to express their opinions in organizations, they tend to view themselves as valued members, as their inputs are part of the decision-making process (Lind & Tyler, 1988 ; Morrison & Milliken, 2000 ) . When employees believe that their organizations value them, they are more likely to reciprocate by offering the organization greater commitment (Eisenberger, Armeli, Rexwinkel, Lynch, & Rhoades, 2001 ; Loi, Ngo, & Foley, 2006 ) . Thus, employees' voice can reduce intentions to exit. Withey and Cooper ( 1989 ) show that employees are less likely to exit when they realize that their voice can bring changes to the organization.
Voice also enhances employees' feelings of control over their immediate environment, so they believe that they can shape what will happen in their workplace (Tangirala & Ramanujam 2008 ) . When employees believe that they have little input into their organizations' future, researchers have proposed that such employees may enter a state of collective apathy and withdrawal (Morrison & Milliken, 2000 ) so that their intentions to leave also increase (Milliken, Morrison, & Hewlin, 2003 ) . We argue that the opposite effect will occur when employees are encouraged to voice their ideas. Through voice, employees believe that organizations take their opinions seriously and that they can infl uence the organization. When "individuals feel that they can infl uence … through the available voice mechanism … they are more likely to use voice and less likely to exit the fi rm" (Boroff & Lewin, 1997 : 53) . Consistent with our expectations, Spencer ( 1986 ) reports that voice mechanisms are negatively related to turnover among nurses, and Olson-Buchanan and Boswell ( 2002 ) show that the proper use of voice methods reduces job search activities and intentions to quit among university employees. These arguments lead to the following hypothesis:
H2. Employee voice is negatively related to employee exit intentions.
Voice makes employees feel respected and gives them a sense of control, reducing their exit intentions. Thus, the increase in employee voice that results from cognitive engagement and derives from ethical leadership will likely contribute to the reduction of exit intentions. Specifi cally, we expect followers of supervisory ethical leaders to have lower exit intentions because of ethical leaders' characteristics (e.g., fairness, trustworthiness) and values (e.g., concern about people and the broader society, achievement of common, rather than selfi sh, goals) (Brown & Treviño, 2006 ; Treviño, et al., 2003 ) . Because employees tend to believe that leaders and organizations share the same characteristics (Eisenberger & Stinglhamber, 2011 ) , they are likely to believe that organizations embrace the same values endorsed by Business Ethics Quarterly 284 ethical leaders and are likely to develop stronger organizational attachments and lower exit intentions. Studies conducted by Treviño, Butterfi eld, and McCabe ( 1998 ) and Loi, Lam, Ngo and Cheong ( 2015 ) reveal employees to be more committed to organizations of strong ethical culture, climate, and leadership, whereas Palanski, Avey, and Jiraporn ( 2014 ) show that employee turnover intentions are negatively related to ethical leadership. In addition, by promoting cognitive engagement, ethical leaders enable followers to use voice and to share suggestions of how to improve organizational functioning. When employees believe that they have an infl uence on organizations, their intentions to stay with the organization are likely to increase. Prior research has shown that employees choose to stay longer in the workplace to observe the outcomes of their ideas (Arkes & Blumer, 1985 ; Rusbult et al., 1988 ) . Thus, we posit a linkage between supervisory ethical leadership and employee exit intentions:
H3. Supervisory ethical leadership is indirectly related to employee exit intentions through the mediating infl uence of cognitive engagement and, in turn, employee voice.
METHODS
Sample and Procedures
To test our hypotheses, we collected two-phase survey data from two garment manufacturing companies located in Macau and Zhuhai. Both cities are located in the southern part of mainland China. The same owner manages both manufacturing companies, so there are no notable differences between them in terms of ownership and production operations, which justifi ed the merging of our data into a single sample.
We fi rst distributed a questionnaire survey to all employees of the two companies (i.e., 196 employees at the Macau site and 283 employees at the Zhuhai site). The respondents provided ratings on items regarding ethical leadership of their supervisors, employee silence, and intention to quit. With assistance of the human resource departments of the two companies, we obtained the lists of employees and assigned a code for each employee for matching purposes. To ensure confi dentiality, we did not disclose these codes to the companies; the cover page of the questionnaire showed only the respondent's code. The respondents were also asked to return the completed questionnaires directly to the researchers. This process ensured anonymity of the responses obtained. We collected the returned questionnaires on the same day as distribution. In total, we received 381 completed and usable surveys, 149 from Macau and 232 from Zhuhai, yielding response rates of 76% and 82%, respectively.
Five months later, we conducted the second questionnaire survey with the 381 employees who have responded to the previous survey. Due to voluntary turnover and staff absence, we distributed 140 questionnaires at the Macau site and 177 at the Zhuhai site. Respondents provided ratings on items regarding cognitive engagement, voice, and intention to quit, along with other control variables. In total, we received 306 completed and usable surveys, 137 from Macau and 169 from Zhuhai, yielding response rates of 98% and 95%, respectively.
Voice More and Stay Longer 285
Our fi nal sample contains 76.1% women, and 46.6% are aged 31-40 years. Respondents' average organizational tenure is 5.33 years. Among them, 17% received education at the primary-school level, 61% had a junior high school education, 18% had a senior high school education, and 4% received a university education or above. Approximately 26% are paid monthly, and the rest are paid either on a daily (26%) or piecework (48%) basis. There is no signifi cant difference between the fi nal sample ( n = 306) and the target sample ( n = 381) in terms of demographics.
Measures
A 6-point Likert-type scale (1 = "strongly disagree"; 6 = "strongly agree") was used to rate all the items. The questionnaires were written in Chinese, so we used back translation (Brislin, 1970 ) in which the original English measurement scales were translated into Chinese and then translated back into English.
Supervisory ethical leadership (T1).
We use the 10-item ethical leadership scale developed by Brown et al. ( 2005 ) . One sample question is "My supervisor conducts his/her personal life in an ethical manner". The coeffi cient alpha is .87.
Cognitive engagement (T2) . To measure this variable, we use the cognitive dimension of the engagement scale developed by May et al. ( 2004 ) . This scale has four items, and sample questions are "I am rarely distracted when performing my job" and "Performing my job is so absorbing that I forget about everything else". The reliability coeffi cient of this scale is .69.
Voice (T2) . We measure this construct with six items modifi ed from the measurement scale of Van Dyne and LePine ( 1998 ). Sample items are "I speak up and encourage others in this department to get involved in issues that affect the group," and "I speak up with ideas for new projects or changes in procedures". Cronbach's alpha for this scale is .82.
Exit intentions (T2)
. We use Rosin and Korabik's ( 1991 ) 4-item scale to measure exit intentions. An example of this scale is "At this time, I would quit my job if it were feasible". This scale has a Cronbach's alpha of .83.
Control variables. We control for several variables in our model. First, because we collected data in different sites, we add a dummy variable (1 = Zhuhai; 0 = Macau) in analyses involving voice and exit intentions. Second, in analyzing exit intentions (T2), we control for T1 exit intentions and employability measured at T2. By controlling for exit intentions measured at T1, we can rule out the impact of relatively stable factors (e.g., human resource policy) on exit intentions measured at T2. Cronbach's alpha of T1 exit intentions is .87. Employability describes individuals' proactive adaptability in identifying and realizing career opportunities; a highly employable individual may be more apt to leave an organization to gain better employment opportunities (Fugate, Kinicki, & Ashforth, 2004 ) . Employment opportunities are particularly plentiful in Macau and Zhuhai, the sites of our data collection, due to the combination of a booming economy and a labor shortage. Thus, we expect that employees of high employability will actively consider and pursue career opportunities in this context (Fugate et al., 2004 ) . To determine whether employee exit is due to ethical leadership, we need to account for employability in this study. We therefore adapt De Cuyper, Notelaers, and De Witte's ( 2009 ) 4-item scale to measure employability. Cronbach's alpha for this scale is .85. In analyzing voice (T2), we also control for employee silence (measured at T1). Employee silence refers to the intentional withholding of information from others (Milliken et al., 2003 ) . Prior research on voice suggests that fear and retaliation explain why individuals are afraid to use voice (Premeaux & Bedeian, 2003 ) . When employees are concerned about the consequences of speaking out, they are likely to withhold their thoughts (i.e., be silent). By controlling for employees' silence at T1, we can determine whether employees' voice at T2 is due to ethical leadership or other factors inhibiting their intentions to use voice (Milliken et al., 2003 ; Premeaux & Bedeian, 2003 ) . We measure employee silence using the modifi ed 5-item scale developed by Tangirala and Ramanujam ( 2008 ) . Cronbach's alpha for this scale is .74. Appendix I shows all the scale items of the measured variables.
Data Analyses
Our conceptual model and hypotheses involve tests of mediation (Frazier, Tix, & Barron, 2004 ; Kenny, Kashy, & Bolger, 1998 ; MacKinnon, Lockwood, & Williams, 2004 ; Shrout & Bolger, 2002 ) . In analyzing these mediations, we use structural equation modeling (based on LISREL 8.8) because it allows us to analyze whether ethical leadership is negatively related to employee exit intentions through cognitive engagement and voice.
In structural equation modeling (SEM) analysis, the fi rst step is to determine the overall fi tness of the measurement and the proposed causal model. We estimate the fi t of our measurement model using confi rmatory factor analyses (CFA) in terms of comparative (CFI) and incremental (IFI) fi t indices and root mean square error of approximation (RMSEA). The model is regarded as having achieved a reasonable fi t if the CFI and IFI are above 0.90 (Bentler & Bonett, 1980 ; Bryne, 1989 ; Hu & Bentler, 1998 ) and the RMSEA is below 0.08 (Brown & Cudeck, 1993 ) . We then examine two alternative SEM structural models to test our mediation hypotheses (Schneider, Ehrhart, Mayer, Saltz, & Niles-Jolly, 2005 ) . First, we estimate an SEM model (Model 1) according to our hypothesized model (i.e., Figure 1 ), which includes paths from supervisory ethical leadership to cognitive engagement, from cognitive engagement to voice, and from voice to exit intentions. In other words, in this model, supervisory ethical leadership is related to exit intentions only indirectly through cognitive engagement and voice. Second, we estimate an alternative SEM model (Model 2) to which we add one direct path from supervisory ethical leadership to employee voice and one direct path from ethical leadership to employee exit intentions. To determine which model has the best fi t, we examine the signifi cance of the chi-square change.
In addition to the signifi cance of the paths, we evaluate the indirect or mediating effect of X on Y through M, by determining the statistical signifi cance of the product term "a × b" in which "a" represents the path from X to M and "b" represents the path from M to Y. For example, in testing for H1, X is supervisory ethical leadership, M is cognitive engagement, and Y is voice. Consistent with other studies on ethical leadership and employees' proactive activities to voice their suggestions (e.g., Gong, Cheung, Wang, & Huang, 2012 ; Walumbwa et al., 2011 ; Walumbwa & Schaubroeck, 2009 ), we use Sobel tests to evaluate the signifi cance of the product term a × b. Table 1 shows the means, standard deviations, and correlations among all the variables. Consistent with our hypotheses, supervisory ethical leadership is signifi cantly correlated with cognitive engagement (r = .21, p < .01), voice (r = .26, p < .001), and exit intentions (r = -.23, p < .001), and cognitive engagement is also signifi cantly correlated with voice (r = .45, p < .001) and exit intentions (r = -.25, p < .001).
RESULTS
For the SEM, we need to demonstrate the fi t of the measurement model before analyzing the causal model. To do so, we compare a seven-factor model (supervisory ethical leadership, cognitive engagement, voice, exit intentions, silence, lag exit intentions, and employability) with one-factor model and two other alternative models. One alternative model includes variables measured at T1 as one factor and T2 as another factor. In the other alternative model, the fi rst factor has independent and control variables, the second factor has the mediators, and the third factor has the outcome according to the study's conceptual model (i.e., supervisory ethical leadership → cognitive engagement → voice → exit intentions). As Table 2 shows, the CFA results indicate that the constructs in this study are distinct. The seven-factor model offers the best fi t ( χ 2 = 987.41, degrees of freedom [d.f.] = 609; CFI = .95; Δ χ 2 compared with 7-factor model. a Factor 1 (T1 variables): supervisory ethical leadership, silence, and lag exit intentions; Factor 2 (T2 variables) cognitive engagement, voice, exit intentions, and employability. b Factor 1 (independent and control variables): supervisory ethical leadership, silence, lag exit intentions, and employability; Factor 2 (mediators): cognitive engagement, voice; Factor 3 (dependent variable): exit intentions. IFI = .95; RMSEA = .05) among all the measurement models. The improvement in overall fi t is also statistically signifi cant when we compare the seven-factor model with the one-factor model ( Δ χ 2 = 2321.18, p < .001) and the two alternative models ( Δ χ 2 = 1810.66 and 1425.34, respectively, p < .001), suggesting that respondents can distinguish between the constructs.
Our hypothesized model (Model 1) also shows a good fi t ( χ 2 = 1066.01, d.f. = 647; CFI = .95; IFI = .95; RMSEA = .05). To test our hypotheses on mediation, we further estimate an alternative model (Model 2). In this model, the direct path from ethical leadership to voice is signifi cant ( β = .14, p < .05), but the direct path from ethical leadership to exit is not ( β = -.02, n s.). Compared with Model 1, Model 2 shows a similar fi t ( χ 2 = 1062.71, d.f. = 645; CFI = .95; IFI = .95; RMSEA = .05), and the improvement is not statistically signifi cant ( Δ χ 2 = 3.30, Δ d.f. = 2, n.s.). With these results, we run a revised Model 2 by removing the non-signifi cant path (i.e., ethical leadership → exit intentions); the result shows that the revised Model 2 has a signifi cant improvement in the overall fi t compared with Model 1 ( χ 2 = 1062.77, d.f. = 646; CFI = 0.95; IFI = .95; RMSEA = .05; Δ χ 2 = 3.24, Δ d.f. = 1; p < 0.1). Therefore, we conclude that the revised Model 2 provides a better fi t for our data (see Figure 1 ).
As Figure 1 shows, all the paths are statistically signifi cant and in the hypothesized direction. Specifi cally, supervisory ethical leadership is positively related to cognitive engagement ( β = .26, p < .01). Cognitive engagement is also positively related to voice ( β = .51, p < .001), after we account for the direct effect of supervisory ethical leadership on voice ( β = .15, p < .05). More important, the Sobel test shows a signifi cant indirect effect of supervisory ethical leadership on voice through cognitive engagement (indirect effect = .13, p < .01). These results provide support for H1.
H2 states that employee exit intentions are related to employee voice. After we control for exit at T1, employability at T2, and a dummy variable of plant site, the path from voice to exit remains statistically signifi cant ( β = -.29, p < .001). Thus, H2 is supported. Finally, H3 states that cognitive engagement and employee voice mediate the relationship between ethical leadership and employee exit intentions. As Figure 1 depicts, all the hypothesized paths connecting ethical leadership and exit intentions through cognitive engagement and voice are statistically signifi cant. Based on the Sobel test approach, LISREL estimates the overall indirect effect of ethical leadership on exit intentions according to these paths. The overall indirect effect is signifi cant (indirect effect = -.08, p < .01), in support of H3.
SUPPLEMENTARY STUDY
In the previous analyses, we collected employees' evaluations of supervisory ethical leadership in the manufacturing context and operationalized supervisory ethical leadership as an individual-level construct. While other studies have used the same approach (e.g., Piccolo et al., 2010 ) , it is important to note that ethical leadership is originally conceptualized as a group-level construct (Brown et al., 2005 ; Schaubroeck Hannah, Avolio, Kozlowski, Lord, Treviño, Dimotakis, & Peng, 2012 ) . As such, a study context of multiple groups will be more ideal to operationalize ethical leadership so that researchers can evaluate if members of the same group share consensus regarding ethical leadership behaviors of their supervisors (Chan, 1998 ) . For these reasons, we conducted a supplementary study based on groups of hospital nurses and measured supervisory ethical leadership as a group-level construct. One of our study's objectives is to use different samples to replicate established results of prior studies regarding the relationship between ethical leadership and voice. We thus chose a non-manufacturing context (i.e. hospital nurses) in conducting our supplementary study, in which we also analyze whether voice can account for the relationship between supervisory ethical leadership and exit intentions.
Sample and Procedures
We conducted this supplementary study, which involved nurses from 29 work groups, at a hospital in Wuhan, a city located in central China. During survey administration, the nurses were told that their participation was voluntary and the information they provided would be kept confi dential.
At Time-1, we distributed questionnaires to 345 nurses. All the nurses provided information on their education, age, organizational tenure, and supervisors' ethical leadership behavior. Three hundred thirty-one nurses returned usable questionnaires, representing a response rate of 95.9%. At Time-2, two months after Time-1, we asked the nurses to fi ll out questionnaires about voice and intention to quit. In this round of the survey, 315 of the 345 nurses returned usable questionnaires, for a response rate of 91.3%. All the respondents in the sample are women. Nurses on average are 30.75 years of age, and their average organizational tenure is 9.75 years.
Measures
Similar to what we did in the fi rst study, we conducted back translation (Brislin, 1970 ) to ensure there were no semantic differences between the original English measurement and the translated Chinese version. The respondents rated the items on the following measures on a 5-point Likert scale (1 = "strongly disagree"; 5 = "strongly agree").
Supervisory ethical leadership (T1).
We used the same ethical leadership scale developed by Brown et al. ( 2005 ) . The coeffi cient alpha is .95. Because our focus is on supervisory ethical leadership behavior displayed in the work group as a whole, https://www.cambridge.org/core/terms. https://doi.org/10.1017/beq.2016.30 we aggregated the nurses' individual ratings of their supervisors' ethical leadership behavior within groups. We calculated within-group agreement (r wg ), the intra-class correlations (ICC [1] ), and the reliability of the means (ICC [2] ) to assess whether it is appropriate to aggregate individual ratings to the work-group level. Given the satisfactory results (i.e., r wg = .94; ICC [1] = .10, p < .01; ICC [2] = .77), we aggregated the individual-level ratings of ethical leadership to the work-group level. Voice (T2). We used the same scale developed by Van Dyne and LePine ( 1998 ) to measure voice among nurses. Cronbach's alpha was .85.
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Exit intentions (T2).
We also used the same scale developed by Rosin and Korabik ( 1991 ) to measure exit intention. This scale has a Cronbach's alpha of .85.
Control variables. We controlled for nurses' organizational tenure because they may affect employees' voice (Tangirala & Ramanujam 2008 ) . We also controlled for education because more educated employees may have more ideas to make suggestions and voice (Liang, Farh, & Farh, 2012 ) .
Analytical Strategy
We used hierarchical linear modeling (HLM; Bryk & Raudenbush, 1992 ) because it can address analytical problems stemming from the potential interdependence of responses from individuals within the same group (Hofmann, 1997 ) . Given the signifi cant between-group differences in nurses' voice (ICC [1] = .13, p < .001) and exit (ICC [1] = .05, p < .05), we followed Hofmann's ( 1997 ) suggestion and conducted random coeffi cient regression models to test the relationships among supervisory ethical leadership, voice, and exit intentions. Table 3 shows the means, standard deviations, and correlations among all the variables. Because nurses provided information about supervisory ethical leadership, voice, and exit intentions, we conducted CFA to examine whether they could distinguish the three constructs. The CFA results show that the constructs in this study are distinct. The three-factor model offers better fi t ( χ 2 = 447.38, d.f. = 167; CFI = .97; IFI = .97; RMSEA = .043) than the one-factor model ( Δ χ 2 =2238.53, p < .001, d.f. = 170, CFI = .83; IFI = .83; RMSEA = .17).
Results
Voice More and Stay Longer 291 Table 4 shows the HLM results of hypotheses testing. Consistent with what we found in the previous study, Model 2 reveals that the group-level measure of supervisory ethical leadership is positively related to nurses' voice ( γ = .43, p < .01).
As Model 4 shows, supervisory ethical leadership is negatively related to nurses' exit intentions ( γ = -.56, p < .001). According to Baron and Kenny ( 1986 ) , we thus have some evidence of mediation as supervisory ethical leadership is positively related to both the mediator (i.e., voice) and the outcome (i.e., exit intentions). To further assess whether supervisory ethical leadership has an indirect effect on exit intentions through voice, we followed Baron and Kenny's ( 1986 ) suggestion to run another model by regressing exit intentions on both supervisory ethical leadership and voice. The results of Model 5 show that the effect of supervisory ethical leadership on exit intentions becomes weaker ( γ = -.46, p < .01) when voice is included in the same regression equation ( γ = -.36, p < .01). This fi nding evidences voice as a mediator, according to Baron and Kenny ( 1986 ) . A Sobel test shows that the indirect effect of supervisory ethical leadership on exit intentions through voice (.43 × -.36 = -.15) is statistically signifi cant (Z = 2.24, p < .05).
DISCUSSION
In this study, we argue that supervisory ethical leadership increases employee voice and reduces employee exit intentions. Using a sample of 306 manufacturing employees, we fi nd that supervisory ethical leadership measured at T1 has a signifi cant relationship to cognitive job engagement measured at T2. Our analyses also show that, after controlling for the proxies of voice and exit intention at T1, cognitive job engagement mediates the positive effect of supervisory ethical leadership on employee voice at T2 and, subsequently, the indirect effect of supervisory ethical leadership on exit intentions at T2. In a supplementary study, we replicate the association of supervisory ethical leadership (measured at the group level) with voice in a sample of 315 nurses in 29 work groups. We also fi nd that ethical leadership is indirectly related to exit intentions through voice.
Our study contributes to research on ethical leadership (Brown et al., 2005 ) and voice (Morrison et al., 2011 ) in several ways. First, although ethical leadership theory posits motivation as a possible mechanism of how ethical leaders infl uence followers, limited evidence exists on the motivational aspect of ethical leadership (e.g., Den Hartog & Belschak, 2012 ) . Because ethical leaders use moral values to motivate followers, their motivational infl uence is important for understanding ethical leadership (Shamir et al., 1993 ) . Using Kahn's ( 1990 ) theory of work engagement, we demonstrated why followers may be more willing to focus their energies during the performance of their work roles. Our study provides empirical evidence that the motivational state of cognitive engagement can enhance our understanding of the ethical leaders' infl uence on employees.
Second, employee voice is benefi cial because organizations need employees' ideas to remain creative and employees' feedback for continuous improvement (Burris, 2012 ; Morrison & Milliken, 2000 ; Van Dyne, Ang, & Botero, 2003 ; Zhou & George, 2001 ) . Thus, to understand why employees voice, Ashford, Sutcliffe, and Christianson ( 2009 : 181) have called for more studies on the infl uence of leadership, as the contribution "leadership might make to the psychology of voice is complex and relatively unexplored". By demonstrating the indirect effect of supervisory ethical leadership on voice through cognitive engagement in two samples in China, our study also sheds light on the psychological processes by which ethical leadership helps develop employees' idea generation and encourages them to speak up.
Third, Thomas et al. ( 2004 ) argue that ethical leadership is important for organizations because it has potential to lower employees' intentions to leave organizations. Our analyses show that by encouraging employee voice, supervisory ethical leadership can also decrease employees' exit intentions. Although voice and exit have been conceived as two distinct outcomes of employee dissatisfaction (Rusbult et al., 1988 ; Withey & Cooper, 1989 ) , our study shows that supervisory ethical leadership can account for these two employee responses simultaneously by assuring employees that they can infl uence organizations through voice and, subsequently, by increasing their intentions to stay with organizations.
Our study also has several practical implications. Through supervisory ethical leadership, organizations can benefi t from employees who are willing to offer suggestions and exhibit little turnover intention. As such, organizations should encourage leaders to uphold their moral standards when managing subordinates in order to foster supervisory ethical leadership. As this type of leadership requires transactional means to hold employees ethically accountable for their behavior, organizations should also implement performance appraisal and reward systems that are consistent with ethical leaders' emphasis on moral standards. Our study also reveals that cognitive engagement accounts for the effect of supervisory ethical leadership on employees' voice, which further lowers their exit intentions. According to Kahn ( 1990 ) , employees are more willing to be cognitively engaged under ethical leaders because of work meaningfulness, psychological safety, and self-effi cacy. As such, supervisors may consider emphasizing Voice More and Stay Longer 293 the importance of adhering to ethical standards among their subordinates, their willingness to listen, and their readiness to offer help and guidance to subordinates. Doing so will further enhance subordinates' cognitive engagement in performing their work.
Although our study offers several contributions, it also has several limitations. First, we used the commonly adopted scale to measure supervisory ethical leadership (i.e., Brown et al., 2005 ) but such data capture employee perceptions rather than actual leadership behaviors. Thus, we encourage research to examine actual supervisory behaviors consistent with what executives deem ethical in assessing the impact of ethical leadership on employee voice (Treviño et al., 2003 ) . Moreover, employee voice and exit intentions are self-reported, and thus our measures capture only intentions, not actual behavior. We therefore cannot rule out the possibility that ethical leadership infl uences only intentions, not actual behavior. Future studies should consider soliciting peers or supervisors to report on actual employee voice behavior and turnover. Second, because employees provided data on both the independent and dependent variables, we cannot completely rule out the problem of common method variance, though the CFA results show that employees can discriminate between the constructs. Our control of the time-lagged measures of silence and exit intentions when evaluating our hypotheses should further reduce concerns about common method variance. Third, our data are from manufacturing workers in mainland China and Macau, where there is a high power distance and employee voice is discouraged. Our fi ndings show that the current understanding of leadership and voice developed in the West remains applicable in such a cultural context (Lam et al., 2012 ) . However, readers should still exercise caution in generalizing our fi ndings beyond this sample. Due to these limitations, we conducted a supplementary study by measuring ethical leadership at the group (as opposed to individual) level and collecting data in a non-manufacturing context (i.e., hospital nurses). Future studies however could consider replicating our results using more objective measures of voice and exit in other non-manufacturing and professional contexts.
Several other promising research areas could shed light on ethical leaders' infl uence on employees. One area is the job context of followers under ethical leadership. Brown et al. ( 2005 ) argue that the guidance of ethical leaders is more pronounced for ill-defi ned jobs, for which standard operating procedures are less available. As such, employees under these job contexts might fi nd the support and guidance of ethical leaders more useful, such that they will be more confi dent in engaging their selves when performing their jobs. The authors further suggest that compared with employees working in the technical core of organizations, those who work as boundary spanners may face role confl icts more often. In this case, ethical leadership can provide the assurance for them to cognitively focus on their work and not to be distracted by such confl icts.
Another area of future study involves managerial responses to employee voice. Burris ( 2012 ) fi nds that managers view employees as loyal if their voice is supportive but as threatening if their voice is challenging. These perceptions also determine whether managers will endorse employees' ideas. We posit that ethical leaders are more receptive to employees' voice, so ethical leadership may also moderate the relationship between voice and managerial endorsement.
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Ethical leaders have high moral standards and explicitly communicate to followers their standards and expectations of appropriate and inappropriate conduct (Treviño et al., 2003 ) . Thus, they are likely to welcome and encourage employees' voice as a means to improve workplace conditions (Brown et al., 2005 ; Detert & Edmonson, 2011 ; Toor & Ofori, 2009 ; Walumbwa & Schaubroeck, 2009 ). In addition to voice, Mayer et al. ( 2012 ) fi nd that departments report less unethical behavior when they are led by ethical leaders. As such, it will be useful to explore how ethical leaders are able to do so. We posit employees' moral reasoning to be a possible mechanism because employees with such ability may be less likely to be morally disengaged and are able to respond to work demands more ethically (Treviño, 1992 ; Brown & Mitchell, 2010 ) . Using Kohlberg's ( 1981 ) approach to individual levels of moral reasoning, research could analyze whether moral reasoning accounts for the relationship between ethical leadership and employees' ethical behavior.
In conclusion, our study shows that ethical leaders can infl uence employees through the motivational state of cognitive engagement. Such motivational infl uence can account for why employees are more willing to use voice and less likely to exit under ethical leaders. Thus, our study advances the current understanding of ethical leaders' infl uence on employees.
